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E08

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F
o Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CUSIP g Bond Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
Identification Description * n Char nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

U.S. Government - Issuer Obligations
31339X PP 3 FEDERAL HOME LN BKS.................................................................. ....... .. ........... ......1 ...............500,000 ........96.656 ...............483,281 ...............500,000 ...............500,000 ......................0 ......................0 .........................0 ......................0 ..........3.500 ..........5.097 JD...... ....................49 .............17,500 06/17/2003... 06/30/2015...
31339Y Z3 9 FEDERAL HOME LN BKS.................................................................. ....... .. ........... ......1 ...............998,000 ........97.250 ...............972,500 ............1,000,000 ............1,001,444 ......................0 ...................(84) .........................0 ......................0 ..........5.000 ..........5.046 FA...... .............19,167 .............50,000 07/16/2003... 08/13/2018...

3133MY X3 6 FEDERAL HOME LN BKS.................................................................. ....... .. ........... ......1 ...............498,125 ........97.563 ...............487,813 ...............500,000 ...............518,191 ......................0 ...............7,404 .........................0 ......................0 ..........3.500 ..........4.917 JD...... ...............1,264 .............17,500 05/09/2003... 06/05/2013...
3133X0 4E 6 FEDERAL HOME LN BKS.................................................................. ....... .. ........... ......1 ...............997,490 ........98.406 ...............984,063 ............1,000,000 ............1,000,322 ......................0 ...................(40) .........................0 ......................0 ..........4.000 ..........4.034 FA...... .............14,556 .............40,000 07/23/2003... 08/20/2013...
3133XB SC 0 FEDERAL HOME LN BKS.................................................................. ....... .. .........1 ......1 ............1,000,000 ........98.938 ...............989,380 ............1,000,000 ............1,000,000 ......................0 ......................0 .........................0 ......................0 ..........5.500 ..........5.569 MN..... ...............6,569 .............27,500 04/28/2005... 05/18/2015...
3133XC 4D 2 FEDERAL HOME LN BKS.................................................................. ....... .. .........1 ......1 ...............997,410 ........98.500 ...............985,000 ............1,000,000 ...............997,877 ......................0 ..................467 .........................0 ......................0 ..........4.100 ..........4.235 JD...... ...............2,050 .............20,500 06/10/2005... 06/13/2008...
3133XC 7L 1 FEDERAL HOME LN BKS.................................................................. ....... .. ........... ......1 ............1,000,000 ........99.031 ...............990,310 ............1,000,000 ............1,000,000 ......................0 ......................0 .........................0 ......................0 ..........5.000 ..........5.061 JJ....... .............24,167 ......................0 06/13/2005... 01/07/2011...
3133XC R5 4 FEDERAL HOME LN BKS.................................................................. ....... .. .........1 ......1 ............1,000,000 ........99.219 ...............992,190 ............1,000,000 ............1,000,000 ......................0 ......................0 .........................0 ......................0 ..........5.020 ..........5.083 FA...... .............17,431 ......................0 07/29/2005... 08/27/2010...
3133XD VU 2 FEDERAL HOME LN BKS.................................................................. ....... .. .........1 ......1 ...............999,750 ......100.156 ............1,001,563 ............1,000,000 ............1,003,872 ......................0 ...............4,122 .........................0 ......................0 ..........5.230 ..........5.184 JD...... ...............3,487 ......................0 11/07/2005... 12/07/2009...
3133XE 4F 3 FEDERAL HOME LN BKS.................................................................. ....... .. .........1 ......1 ............1,000,000 ........99.938 ...............999,375 ............1,000,000 ............1,000,000 ......................0 ......................0 .........................0 ......................0 ..........5.000 ..........5.095 JD...... ..................417 ......................0 12/01/2005... 12/28/2007...
3128X2 E8 4 FEDERAL HOME LN MTG CORP MTN............................................. ....... .. ........... ......1 ...............999,375 ........98.847 ...............988,471 ............1,000,000 ............1,000,000 ......................0 .................(336) .........................0 ......................0 ..........5.125 ..........5.190 MS..... .............15,802 .............51,250 02/26/2004... 03/10/2014...
3128X4 UC 3 FEDERAL HOME LN MTG CORP MTN............................................. ....... .. .........1 ......1 ............1,000,000 ........99.827 ...............998,270 ............1,000,000 ............1,000,000 ......................0 ......................0 .........................0 ......................0 ..........5.100 ..........5.006 MN..... ...............6,658 ......................0 11/03/2005... 11/14/2008...
3128X4 QK 0 FEDERAL HOME LN MTG CORP NTS DTD10................................. ....... .. .........1 ......1 ...............995,570 ........99.345 ...............993,450 ............1,000,000 ...............996,189 ......................0 ..................619 .........................0 ......................0 ..........5.000 ..........5.153 AO...... .............10,139 ......................0 10/14/2005... 10/18/2010...
31359M C5 0 FEDERAL NATL MTG ASSN.............................................................. ....... .. .........1 ......1 ...............999,600 ........98.406 ...............984,060 ............1,000,000 ...............999,634 ......................0 ....................34 .........................0 ......................0 ..........4.625 ..........4.687 JD...... ...............3,854 .............23,125 07/08/2005... 06/01/2010...
31359M TM 5 FEDERAL NATL MTG ASSN.............................................................. ....... .. .........1 ......1 ...............978,260 ........96.469 ...............964,688 ............1,000,000 ...............979,300 ......................0 ...............1,040 .........................0 ......................0 ..........4.610 ..........4.994 AO...... .............10,373 .............23,050 07/01/2005... 10/10/2013...
3136F7 AQ 0 FEDERAL NATL MTG ASSN MTN..................................................... ....... .. .........1 ......1 ...............996,720 ........98.469 ...............984,690 ............1,000,000 ...............997,425 ......................0 ..................705 .........................0 ......................0 ..........4.000 ..........4.180 JD...... ...............1,889 .............20,000 06/13/2005... 12/14/2007...
3136F7 JK 4 FEDERAL NATL MTG ASSN MTN..................................................... ....... .. ........... ......1 ............1,000,000 ........99.250 ...............992,500 ............1,000,000 ............1,000,000 ......................0 ......................0 .........................0 ......................0 ..........4.530 ..........4.578 FA...... .............17,113 ......................0 07/29/2005... 02/15/2008...
912827 6X 5 US TREASURY NOTES...................................................................... ....... .. ........... ......1 ............1,246,190 ......100.102 ............1,236,260 ............1,235,000 ............1,236,045 ......................0 ..............(2,914) .........................0 ......................0 ..........4.625 ..........4.428 MN..... ...............9,150 .............56,976 12/18/2002... 05/15/2006...
912827 Z6 2 US TREASURY NOTES...................................................................... ....... .. ........... ......1 ............2,426,141 ......101.520 ............2,182,680 ............2,150,000 ............2,197,180 ......................0 ............(58,339) .........................0 ......................0 ..........6.500 ..........3.665 AO...... .............38,071 ...........139,561 11/08/2001... 10/15/2006...
912828 AN 0 US TREASURY NOTES...................................................................... ....... .. ........... ......1 ...............597,164 ........97.508 ...............585,048 ...............600,000 ...............598,445 ......................0 ..................788 .........................0 ......................0 ..........3.000 ..........3.167 MN..... ...............6,837 .............17,801 05/06/2004... 11/15/2007...

0199999. U.S. Government - Issuer Obligations....................................................................................................... ..........20,229,795 ....XXX....... ..........19,795,592 ..........19,985,000 ..........20,025,924 ......................0 ............(46,534) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...........209,043 ...........504,763 .....XXX......... .....XXX.........
0399999. Total - U.S. Government............................................................................................................................ ..........20,229,795 ....XXX....... ..........19,795,592 ..........19,985,000 ..........20,025,924 ......................0 ............(46,534) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...........209,043 ...........504,763 .....XXX......... .....XXX.........
All Other Governments - Issuer Obligations

135087 XD 1 CANADIAN GOVT BOND 5.75% 9/1/06............................................. ....... F ........... .1FE ............2,572,000 ......101.783 ............2,544,581 ............2,500,000 ............2,511,860 ......................0 ............(17,452) .........................0 ......................0 ..........5.750 ..........5.064 MS..... .............48,446 ...........143,750 04/29/2002... 09/01/2006...
135087 XJ 8 CANADIAN GOVT BONDS 4.5% 9/1/07............................................. ....... F ........... .1FE ............2,421,750 ......101.543 ............2,538,565 ............2,500,000 ............2,473,199 ......................0 .............14,964 .........................0 ......................0 ..........4.500 ..........5.244 MS..... .............37,914 ...........112,500 04/29/2002... 09/01/2007...

0499999. All Other Governments - Issuer Obligations.............................................................................................. ............4,993,750 ....XXX....... ............5,083,146 ............5,000,000 ............4,985,059 ......................0 ..............(2,488) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... .............86,360 ...........256,250 .....XXX......... .....XXX.........
1099999. Total - All Other Governments................................................................................................................... ............4,993,750 ....XXX....... ............5,083,146 ............5,000,000 ............4,985,059 ......................0 ..............(2,488) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... .............86,360 ...........256,250 .....XXX......... .....XXX.........
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations

678535 Y8 2 OKLAHOMA CITY OKLA ARPT TRUST  TAX................................... ....... .. ........... .1FE ...............621,725 ......133.552 ...............667,760 ...............500,000 ...............602,194 ......................0 ..............(8,261) .........................0 ......................0 ..........9.800 ..........6.807 MN..... ...............8,167 .............49,000 07/08/2003... 11/01/2014...
2599999. Special Revenue & Assessment Obligations - Issuer Obligations............................................................ ...............621,725 ....XXX....... ...............667,760 ...............500,000 ...............602,194 ......................0 ..............(8,261) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...............8,167 .............49,000 .....XXX......... .....XXX.........
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
31371K MH 1 FNMA POOL #254260......................................................................... ....... .. ........... ......1 ...............215,797 ......102.221 ...............218,406 ...............213,661 ...............215,447 ......................0 ...................(65) .........................0 ......................0 ..........6.000 ..........5.711 MON.. ...............1,068 .............12,820 03/05/2002... 03/01/2017...
31388G RK 9 FNMA POOL #604490......................................................................... ....... .. ........... ......1 ...............158,219 ......102.222 ...............159,345 ...............155,881 ...............157,952 ......................0 ...................(65) .........................0 ......................0 ..........6.000 ..........5.513 MON.. ..................779 ...............9,404 02/28/2002... 11/01/2016...
31389F QB 1 FNMA POOL #624250......................................................................... ....... .. ........... ......1 ...............227,754 ......102.222 ...............233,070 ...............228,004 ...............227,655 ......................0 ...................(18) .........................0 ......................0 ..........6.000 ..........6.075 MON.. ...............1,140 .............13,680 01/01/2002... 01/01/2017...
31390E HN 5 FNMA POOL #643837......................................................................... ....... .. ........... ......1 ...............146,882 ......102.221 ...............148,199 ...............144,979 ...............146,703 ......................0 ...................(51) .........................0 ......................0 ..........6.000 ..........5.590 MON.. ..................725 ...............8,699 04/30/2002... 05/01/2017...
31390L 2E 5 FNMA POOL #649773......................................................................... ....... .. ........... ......1 ............1,012,614 ......102.221 ............1,019,336 ...............997,189 ............1,010,724 ......................0 .................(371) .........................0 ......................0 ..........6.000 ..........5.523 MON.. ...............4,986 .............60,188 05/31/2002... 06/01/2017...

2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities.................................................. ............1,761,266 ....XXX....... ............1,778,356 ............1,739,714 ............1,758,481 ......................0 .................(570) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...............8,698 ...........104,791 .....XXX......... .....XXX.........
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
3133XC T6 0 FEDERAL HM LN BANK SK-2015...................................................... ....... .. ........... ......1 ...............929,820 ........99.750 ...............920,627 ...............922,934 ...............929,748 ......................0 ...................(72) .........................0 ......................0 ..........5.140 ..........5.064 MON.. ...............1,713 .............12,004 08/30/2005... 08/18/2015...
3133XD DQ 1 FEDERAL HM LN BANK TQ-2015...................................................... ....... .. ........... ......1 ...............979,819 ........99.000 ...............967,451 ...............977,223 ...............982,831 ......................0 ...............3,012 .........................0 ......................0 ..........5.065 ..........4.965 MON.. ...............4,125 ...............8,345 09/26/2005... 10/20/2015...
3133XE 5D 7 FEDERAL HOME LOAN BANK SER00-0606..................................... ....... .. ........... ......1 ...............999,727 ......100.290 ............1,002,900 ............1,000,000 ...............999,704 ......................0 ...................(23) .........................0 ......................0 ..........5.270 ..........5.312 MON.. ...............4,392 ......................0 12/14/2005... 12/28/2012...
31393V GQ 8 FHLMC REMIC SERIES 2626............................................................ ....... .. ........... ......1 ...............480,508 ........95.257 ...............476,285 ...............500,000 ...............483,564 ......................0 ...............1,397 .........................0 ......................0 ..........4.500 ..........5.049 MON.. ...............1,875 .............22,500 09/30/2003... 06/15/2018...
31394J 6X 0 FHLMC REMIC SERIES 2681............................................................ ....... .. ........... ......1 ...............868,481 ........99.918 ...............836,656 ...............837,342 ...............858,493 ......................0 ..............(4,496) .........................0 ......................0 ..........5.000 ..........4.030 MON.. ...............3,489 .............41,892 12/16/2003... 09/15/2014...
31394N YG 7 FHLMC REMIC SERIES 2737............................................................ ....... .. ........... ......1 ...............510,762 ........98.887 ...............494,435 ...............500,000 ...............508,828 ......................0 ..............(1,070) .........................0 ......................0 ..........5.500 ..........5.350 MON.. ...............2,292 .............27,500 02/09/2004... 07/15/2032...
31394N ZH 4 FHLMC REMIC SERIES 2737............................................................ ....... .. ........... ......1 ............1,010,625 ........98.633 ...............986,330 ............1,000,000 ............1,008,114 ......................0 ..............(1,398) .........................0 ......................0 ..........5.000 ..........4.914 MON.. ...............4,167 .............50,000 01/29/2004... 02/15/2029...
31395E S3 2 FHLMC REMIC SERIES 2841............................................................ ....... .. ........... ......1 ............1,005,000 ........99.041 ...............990,410 ............1,000,000 ............1,004,586 ......................0 .................(414) .........................0 ......................0 ..........5.000 ..........4.981 MON.. ...............4,167 .............16,667 08/19/2005... 04/15/2018...
31396C RR 3 FHLMC REMIC SERIES 3046............................................................ ....... .. ........... ......1 ...............965,419 ........99.978 ...............961,601 ...............961,813 ...............965,146 ......................0 .................(273) .........................0 ......................0 ..........5.500 ..........5.311 MON.. ...............4,408 ...............8,817 10/20/2005... 02/15/2019...
31395R AR 9 FHLMC REMIC SERIES R001............................................................ ....... .. ........... ......1 ...............868,529 ........97.789 ...............851,889 ...............871,150 ...............868,614 ......................0 ....................84 .........................0 ......................0 ..........4.375 ..........4.539 MON.. ...............3,176 .............25,449 04/19/2005... 04/15/2015...
31396C 3C 2 FHLMC REMIC SERIES R003............................................................ ....... .. ........... ......1 ...............967,841 ........99.284 ...............962,453 ...............969,393 ...............967,829 ......................0 ...................(12) .........................0 ......................0 ..........5.125 ..........5.228 MON.. ...............4,140 ...............8,280 10/20/2005... 10/15/2015...

2799999. Special Revenue - Defined Multi-Class Residential Mtg.-Backed Securities............................................ ............9,586,531 ....XXX....... ............9,451,037 ............9,539,855 ............9,577,457 ......................0 ..............(3,265) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... .............37,944 ...........221,454 .....XXX......... .....XXX.........
3199999. Total - Special Revenue & Special Assessment Obligations.................................................................... ..........11,969,522 ....XXX....... ..........11,897,153 ..........11,779,569 ..........11,938,132 ......................0 ............(12,096) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... .............54,809 ...........375,245 .....XXX......... .....XXX.........
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Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
020002 AM 3 ALLSTATE CORP NT......................................................................... ....... .. ........... .1FE ............1,006,500 ......100.303 ............1,003,030 ............1,000,000 ............1,001,331 ......................0 ..............(1,432) .........................0 ......................0 ..........5.375 ..........5.287 JD...... ...............4,479 .............53,750 12/01/2001... 12/01/2006...
05873K AJ 7 BALLY TOTAL FITNESS HLDG CORP.............................................. ....... .. ........... .5FE ...............955,000 ......103.000 ............1,030,000 ............1,000,000 ...............962,994 ......................0 ...............4,564 .........................0 ......................0 ........10.500 ........11.743 JJ....... .............48,417 ...........115,000 03/23/2004... 07/15/2011...
09067J AB 5 BIOVAIL CORP................................................................................... ....... .. ........... .4FE ...............985,000 ......103.625 ............1,036,250 ............1,000,000 ...............988,445 ......................0 ...............2,154 .........................0 ......................0 ..........7.875 ..........8.365 AO...... .............19,688 .............78,750 04/14/2004... 04/01/2010...
20030N AE 1 COMCAST CORP NEW...................................................................... ....... .. ........... .2FE ............1,026,171 ........98.105 ...............981,050 ............1,000,000 ............1,022,059 ......................0 ..............(2,192) .........................0 ......................0 ..........5.300 ..........5.026 JJ....... .............24,439 .............53,000 03/25/2004... 01/15/2014...
22541L AA 1 CREDIT SUISSE FIRST BOSTON USA NT....................................... ....... .. ........... .1FE ............1,026,200 ......100.589 ............1,005,890 ............1,000,000 ............1,001,134 ......................0 ..............(1,954) .........................0 ......................0 ..........5.875 ..........5.745 FA...... .............24,479 .............58,750 12/01/2001... 08/01/2006...
12637K AF 8 CSK AUTO INC................................................................................... ....... .. ........... .4FE ............1,000,000 ........90.500 ...............905,000 ............1,000,000 ...............905,000 ............(76,250) ......................0 .........................0 ......................0 ..........7.000 ..........7.120 JJ....... .............32,278 .............70,000 04/06/2004... 01/15/2014...
370425 SB 7 GENERAL MTRS ACCEP CORP....................................................... ....... .. ........... .3FE ...............998,750 ........95.465 ...............954,650 ............1,000,000 ...............954,650 ............(44,486) ..................386 .........................0 ......................0 ..........6.125 ..........6.299 FA...... .............25,521 .............30,625 06/21/2005... 02/01/2007...
441812 GH 1 HOUSEHOLD FINANCE CO............................................................... ....... .. ........... .1FE ............1,087,840 ......101.185 ............1,011,850 ............1,000,000 ............1,011,123 ......................0 ............(19,919) .........................0 ......................0 ..........7.200 ..........5.140 JJ....... .............33,200 .............72,000 11/01/2001... 07/15/2006...
459745 FA 8 INTERNATIONAL LEASE FIN CORP................................................. ....... .. ........... .1FE ............1,036,360 ......100.841 ............1,008,410 ............1,000,000 ............1,012,315 ......................0 ..............(8,247) .........................0 ......................0 ..........5.625 ..........4.768 JD...... ...............4,688 .............56,250 12/12/2002... 06/01/2007...
524908 DD 9 LEHMAN BROTHERS HOLDINGS..................................................... ....... .. ........... .1FE ............1,046,200 ......100.507 ............1,005,070 ............1,000,000 ............1,004,129 ......................0 ............(10,910) .........................0 ......................0 ..........6.250 ..........5.161 MN..... ...............7,986 .............62,500 11/02/2001... 05/15/2006...
552845 AF 6 MGIC INVT CORP NT 6%................................................................... ....... .. ........... .1FE ............1,054,200 ......101.000 ............1,010,000 ............1,000,000 ............1,015,197 ......................0 ............(12,045) .........................0 ......................0 ..........6.000 ..........4.736 MS..... .............17,667 .............60,000 07/30/2002... 03/15/2007...
65332V BJ 1 NEXTEL COMMUNICATIONS INC..................................................... ....... .. ........... .2FE ...............926,250 ......100.524 ............1,005,240 ............1,000,000 ...............935,142 ......................0 ...............5,673 .........................0 ......................0 ..........5.950 ..........7.123 MS..... .............17,519 .............59,500 05/24/2004... 03/15/2014...
852060 AC 6 SPRINT CAP CORP............................................................................ ....... .. ........... .2FE ............1,106,200 ......102.831 ............1,028,310 ............1,000,000 ............1,067,805 ......................0 ............(22,033) .........................0 ......................0 ..........6.125 ..........3.649 MN..... ...............7,826 .............61,250 03/25/2004... 11/15/2008...

3999999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations................................................................... ..........13,254,671 ....XXX....... ..........12,984,750 ..........13,000,000 ..........12,881,324 ..........(120,736) ............(65,955) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...........268,187 ...........831,375 .....XXX......... .....XXX.........
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities

362265 AA 8 GSC PARTNERS CDO FUND, LIMITED............................................ ....... .. ........... .3FE ...............299,337 ......100.000 ...............299,337 ...............299,337 ...............299,337 ......................0 ......................0 .........................0 ......................0 ........11.212 ........11.518 MN..... ...............3,636 .............29,833 10/30/2001... 05/22/2013...
4499999. Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed Sec....................................... ...............299,337 ....XXX....... ...............299,337 ...............299,337 ...............299,337 ......................0 ......................0 .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...............3,636 .............29,833 .....XXX......... .....XXX.........
4599999. Total - Industrial & Miscellaneous (Unaffiliated)........................................................................................ ..........13,554,008 ....XXX....... ..........13,284,087 ..........13,299,337 ..........13,180,661 ..........(120,736) ............(65,955) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...........271,823 ...........861,208 .....XXX......... .....XXX.........
Totals
5499999. Total - Issuer Obligations........................................................................................................................... ..........39,099,941 ....XXX....... ..........38,531,248 ..........38,485,000 ..........38,494,501 ..........(120,736) ..........(123,238) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...........571,757 ........1,641,388 .....XXX......... .....XXX.........
5599999. Total - Single Class Mortgage-Backed/Asset-Backed Securities.............................................................. ............1,761,266 ....XXX....... ............1,778,356 ............1,739,714 ............1,758,481 ......................0 .................(570) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...............8,698 ...........104,791 .....XXX......... .....XXX.........
5699999. Total - Defined Multi-Class Residential Mortgage-Backed Securities....................................................... ............9,586,531 ....XXX....... ............9,451,037 ............9,539,855 ............9,577,457 ......................0 ..............(3,265) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... .............37,944 ...........221,454 .....XXX......... .....XXX.........
5999999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities................................. ...............299,337 ....XXX....... ...............299,337 ...............299,337 ...............299,337 ......................0 ......................0 .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...............3,636 .............29,833 .....XXX......... .....XXX.........
6099999. Grand Total - Bonds................................................................................................................................... ..........50,747,075 ....XXX....... ..........50,059,978 ..........50,063,906 ..........50,129,776 ..........(120,736) ..........(127,073) .........................0 ......................0 ....XXX....... ....XXX....... .XXX... ...........622,035 ........1,997,466 .....XXX......... .....XXX.........
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19

F Current
o Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC

CUSIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation Acquired

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
981907 30 6 WORLDTEX INC PFD....................................................... ........ .... ...........171.000 ............0.00 ..........0.000 .........................0 ..........0.000 .........................0 ..................6,422 .......................0 .......................0 .......................0 .......................0 .......................0 ...................0 ........................0 .................0 P6UFE. 04/30/2002.

6399999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)......................................................................... .........................0 ......XXX....... .........................0 ..................6,422 .......................0 .......................0 .......................0 .......................0 .......................0 ...................0 ........................0 .................0 ..XXX.... ....XXX.......
6599999. Total - Preferred Stocks................................................................................................................................................ .........................0 ......XXX....... .........................0 ..................6,422 .......................0 .......................0 .......................0 .......................0 .......................0 ...................0 ........................0 .................0 ..XXX.... ....XXX.......
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16

F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
981907 20 7 WORLDTEX INC COM................................................................................. ........ .... ................560.000 ..............................0 ....................0.000 ..............................0 .......................6,422 ...........................0 ...........................0 ...........................0 ........................(28) ..........................0 ........................(28) ......................0 U........... 04/30/2002.

6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)................................................................... ..............................0 .......XXX................ ..............................0 .......................6,422 ...........................0 ...........................0 ...........................0 ........................(28) ..........................0 ........................(28) ......................0 ..XXX.... ....XXX........
7299999. Total - Common Stock............................................................................................................................................ ..............................0 .......XXX................ ..............................0 .......................6,422 ...........................0 ...........................0 ...........................0 ........................(28) ..........................0 ........................(28) ......................0 ..XXX.... ....XXX........
7399998. Total - Preferred Stock from Section 1................................................................................................................... ..............................0 .......XXX................ ..............................0 .......................6,422 ...........................0 ...........................0 ...........................0 ...........................0 ..........................0 ...........................0 ......................0 ..XXX.... ....XXX........
7399999. Total - Preferred and Common Stock..................................................................................................................... ..............................0 .......XXX................ ..............................0 .....................12,844 ...........................0 ...........................0 ...........................0 ........................(28) ..........................0 ........................(28) ......................0 ..XXX.... ....XXX........

(a)  For all common stocks bearing the NAIC market indicator ''U'' provide:  the number of such issues.....1, the total $ value (included in Column 8) of all such issues $..........0.



Annual Statement for the year 2005 of the Seaton Insurance Company

E11

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government

3133XB SC 0 FEDERAL HOME LN BKS..................................................................................... ................ 04/28/2005........ MORGAN KEEGAN and COMPANY..................................................................... ........................................................... ...............................................1,000,000 ...............................................1,000,000 .............................................................0
3133XC 4D 2 FEDERAL HOME LN BKS..................................................................................... ................ 06/10/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ..................................................997,410 ...............................................1,000,000 .............................................................0
3133XC 7L 1 FEDERAL HOME LN BKS..................................................................................... ................ 06/13/2005........ MORGAN KEEGAN and COMPANY..................................................................... ........................................................... ...............................................1,000,000 ...............................................1,000,000 .............................................................0
3133XC R5 4 FEDERAL HOME LN BKS..................................................................................... ................ 07/29/2005........ BAIRD, ROBERT W., and COM............................................................................. ........................................................... ...............................................1,000,000 ...............................................1,000,000 .............................................................0
3133XD VU 2 FEDERAL HOME LN BKS..................................................................................... ................ 11/07/2005........ LEHMAN BROTHERS............................................................................................ ........................................................... ..................................................999,750 ...............................................1,000,000 .............................................................0
3133XE 4F 3 FEDERAL HOME LN BKS..................................................................................... ................ 12/01/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ...............................................1,000,000 ...............................................1,000,000 .............................................................0
3128X4 UC 3 FEDERAL HOME LN MTG CORP MTN................................................................ ................ 11/03/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ...............................................1,000,000 ...............................................1,000,000 .............................................................0
3128X4 QK 0 FEDERAL HOME LN MTG CORP NTS DTD10.................................................... ................ 10/14/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ..................................................995,570 ...............................................1,000,000 .............................................................0
31359M C5 0 FEDERAL NATL MTG ASSN................................................................................. ................ 07/08/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ..................................................999,600 ...............................................1,000,000 ......................................................5,139
31359M TM 5 FEDERAL NATL MTG ASSN................................................................................. ................ 07/01/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ..................................................978,260 ...............................................1,000,000 ....................................................10,885
3136F7 AQ 0 FEDERAL NATL MTG ASSN MTN........................................................................ ................ 06/13/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ..................................................996,720 ...............................................1,000,000 .........................................................111
3136F7 JK 4 FEDERAL NATL MTG ASSN MTN........................................................................ ................ 07/29/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ...............................................1,000,000 ...............................................1,000,000 .............................................................0

0399999. Total - Bonds - U.S. Government................................................................................................................................. .............................................................................................................................................................................................. .............................................11,967,310 .............................................12,000,000 ....................................................16,135
Bonds - Special Revenue and Special Assessment

3133XC T6 0 FEDERAL HM LN BANK SK-2015......................................................................... ................ 08/30/2005........ BEAR STEARNS and CO INC............................................................................... ........................................................... ...............................................1,007,461 ...............................................1,000,000 ......................................................1,999
3133XD DQ 1 FEDERAL HM LN BANK TQ-2015......................................................................... ................ 09/26/2005........ BEAR, STEARNS SECURITIES............................................................................ ........................................................... ...............................................1,002,656 ...............................................1,000,000 .............................................................0
3133XE 5D 7 FEDERAL HOME LOAN BANK SER00-0606........................................................ ................ 12/14/2005........ BEAR STEARNS and CO INC............................................................................... ........................................................... ..................................................999,727 ...............................................1,000,000 .............................................................0
31395E S3 2 FHLMC REMIC SERIES 2841............................................................................... ................ 08/19/2005........ NOMURA SECURITIES INTERNA........................................................................ ........................................................... ...............................................1,005,000 ...............................................1,000,000 ......................................................3,194
31396C RR 3 FHLMC REMIC SERIES 3046............................................................................... ................ 10/20/2005........ MORGAN KEEGAN and COMPANY..................................................................... ........................................................... ...............................................1,003,750 ...............................................1,000,000 ......................................................4,125
31395R AR 9 FHLMC REMIC SERIES R001............................................................................... ................ 04/19/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ..................................................996,992 ...............................................1,000,000 ......................................................2,552
31396C 3C 2 FHLMC REMIC SERIES R003............................................................................... ................ 10/20/2005........ LEHMAN BROTHERS INC.................................................................................... ........................................................... ..................................................998,398 ...............................................1,000,000 ......................................................3,417

3199999. Total - Bonds - Special Revenue and Special Assessments....................................................................................... .............................................................................................................................................................................................. ...............................................7,013,984 ...............................................7,000,000 ....................................................15,287
Bonds - Industrial and Miscellaneous

370425 SB 7 GENERAL MTRS ACCEP CORP.......................................................................... ................ 06/21/2005........ FIRST TENNESSEE SECURITIE.......................................................................... ........................................................... ..................................................998,750 ...............................................1,000,000 ....................................................24,330
4599999. Total - Bonds - Industrial and Miscellaneous............................................................................................................... .............................................................................................................................................................................................. ..................................................998,750 ...............................................1,000,000 ....................................................24,330
6099997. Total - Bonds - Part 3................................................................................................................................................... .............................................................................................................................................................................................. .............................................19,980,044 .............................................20,000,000 ....................................................55,752
6099998. Total - Bonds - Summary Item from Part 5.................................................................................................................. .............................................................................................................................................................................................. ...............................................2,055,100 ...............................................2,000,000 ......................................................4,890
6099999. Total - Bonds................................................................................................................................................................ .............................................................................................................................................................................................. .............................................22,035,144 .............................................22,000,000 ....................................................60,642
7499999. Total - Bonds, Preferred and Common Stocks............................................................................................................ .............................................................................................................................................................................................. .............................................22,035,144 ...........................XXX............................. ....................................................60,642
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received

CUSIP g Disposal Shares Par Actual Carrying Increase/ (Amortization)/ Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

Bonds - U.S. Government
3128X0 BD 0 FEDERAL HOME LN MTG CORP MTN.............. ... 10/11/2005. CALLED @ 100.0000000........... ........................... ........1,000,000 .........1,000,000 ............998,750 ............998,947 ..................0 ...............152 ..................0 ................152 ................0 ..............999,099 ...............0 ..............901 ..............901 ........47,500 10/11/2012.
3128X1 7C 5 FEDERAL HOME LN MTG CORP MTN.............. ... 11/07/2005. CALLED @ 100.0000000........... ........................... ...........500,000 ............500,000 ............501,085 ............500,985 ..................0 .............(985) ..................0 ...............(985) ................0 ..............500,000 ...............0 ..................0 ..................0 ........25,625 11/07/2013.
31359M TT 0 FEDERAL NATL MTG ASSN............................... ... 06/15/2005. CALL........................................... ........................... ........1,000,000 .........1,000,000 ............999,450 ............999,895 ..................0 .................26 ..................0 ..................26 ................0 ..............999,921 ...............0 ................79 ................79 ........20,000 12/15/2008.

0399999. Total - Bonds - U.S. Government........................................................... ................................................................................. ........2,500,000 .........2,500,000 .........2,499,285 .........2,499,827 ..................0 .............(807) ..................0 ...............(807) ................0 ...........2,499,020 ...............0 ..............980 ..............980 ........93,125 .....XXX.......
Bonds - All Other Government

135087 WY 6 CANADIAN GOVT BONDS 6% 9/1/05................. F. 09/01/2005. MATURITY................................. ........................... ........2,000,000 .........2,000,000 .........2,073,000 .........2,015,012 ..................0 ........(15,012) ..................0 ..........(15,012) ................0 ...........2,000,000 ...............0 ..................0 ..................0 ......120,000 09/01/2005.
1099999. Total - Bonds - All Other Government................................................... ................................................................................. ........2,000,000 .........2,000,000 .........2,073,000 .........2,015,012 ..................0 ........(15,012) ..................0 ..........(15,012) ................0 ...........2,000,000 ...............0 ..................0 ..................0 ......120,000 .....XXX.......
Bonds - Special Revenue and Special Assessment
3133XC T6 0 FEDERAL HM LN BANK SK-2015....................... ... 12/18/2005. VARIOUS................................... ........................... .............77,066 ..............77,066 ..............77,641 ..............77,641 ..................0 .............(400) ..................0 ...............(400) ................0 ................77,241 ...............0 ............(175) ............(175) ..........4,579 08/18/2015.
3133XD DQ 1 FEDERAL HM LN BANK TQ-2015....................... ... 12/20/2005. PRINCIPAL RECEIPT................ ........................... .............22,777 ..............22,777 ..............22,838 ..............22,838 ..................0 ...............(61) ..................0 .................(61) ................0 ................22,777 ...............0 ..................0 ..................0 ...............44 10/20/2015.
31394J 6X 0 FHLMC REMIC SERIES 2681............................. ... 12/15/2005. PRINCIPAL RECEIPT................ ........................... .............74,551 ..............74,551 ..............77,323 ..............76,834 ..................0 ..........(2,283) ..................0 ............(2,283) ................0 ................74,551 ...............0 ..................0 ..................0 ..........2,010 09/15/2014.
31396C RR 3 FHLMC REMIC SERIES 3046............................. ... 12/15/2005. PRINCIPAL RECEIPT................ ........................... .............38,187 ..............38,187 ..............38,331 ..............38,331 ..................0 .............(143) ..................0 ...............(143) ................0 ................38,187 ...............0 ..................0 ..................0 .............236 02/15/2019.
31395R AR 9 FHLMC REMIC SERIES R001............................. ... 12/15/2005. PRINCIPAL RECEIPT................ ........................... ...........128,850 ............128,850 ............128,463 ............128,463 ..................0 ...............388 ..................0 ................388 ................0 ..............128,850 ...............0 ..................0 ..................0 ..........2,167 04/15/2015.
31396C 3C 2 FHLMC REMIC SERIES R003............................. ... 12/15/2005. PRINCIPAL RECEIPT................ ........................... .............30,607 ..............30,607 ..............30,557 ..............30,557 ..................0 .................49 ..................0 ..................49 ................0 ................30,607 ...............0 ..................0 ..................0 .............190 10/15/2015.
31371K MH 1 FNMA POOL #254260.......................................... ... 12/27/2005. PRINCIPAL RECEIPT................ ........................... .............74,725 ..............74,725 ..............75,473 ..............75,373 ..................0 .............(647) ..................0 ...............(647) ................0 ................74,725 ...............0 ..................0 ..................0 ..........2,317 03/01/2017.
31388G RK 9 FNMA POOL #604490.......................................... ... 12/27/2005. PRINCIPAL RECEIPT................ ........................... .............62,688 ..............62,688 ..............63,628 ..............63,547 ..................0 .............(859) ..................0 ...............(859) ................0 ................62,688 ...............0 ..................0 ..................0 ..........1,735 11/01/2016.
31389F QB 1 FNMA POOL #624250.......................................... ... 12/27/2005. PRINCIPAL RECEIPT................ ........................... .............96,080 ..............96,080 ..............95,975 ..............95,941 ..................0 ...............139 ..................0 ................139 ................0 ................96,080 ...............0 ..................0 ..................0 ..........3,307 01/01/2017.
31390E HN 5 FNMA POOL #643837.......................................... ... 12/27/2005. PRINCIPAL RECEIPT................ ........................... .............53,537 ..............53,537 ..............54,239 ..............54,192 ..................0 .............(655) ..................0 ...............(655) ................0 ................53,537 ...............0 ..................0 ..................0 ..........1,455 05/01/2017.
31390L 2E 5 FNMA POOL #649773.......................................... ... 12/27/2005. PRINCIPAL RECEIPT................ ........................... ...........491,604 ............491,604 ............499,209 ............498,460 ..................0 ..........(6,856) ..................0 ............(6,856) ................0 ..............491,604 ...............0 ..................0 ..................0 ........15,312 06/01/2017.

3199999. Total - Bonds - Special Revenue and Special Assessments..................................................................................................... ........1,150,672 .........1,150,672 .........1,163,677 .........1,162,177 ..................0 ........(11,328) ..................0 ..........(11,328) ................0 ...........1,150,847 ...............0 ............(175) ............(175) ........33,352 .....XXX.......
Bonds - Industrial and Miscellaneous

073902 BK 3 BEAR STERNS CO.............................................. ... 07/15/2005. MATURITY................................. ........................... ........1,000,000 .........1,000,000 .........1,046,680 .........1,007,307 ..................0 ..........(7,307) ..................0 ............(7,307) ................0 ...........1,000,000 ...............0 ..................0 ..................0 ........62,500 07/15/2005.
291011 AL 8 EMERSON ELECTRIC CO.................................. ... 06/01/2005. MATURITY................................. ........................... ........1,000,000 .........1,000,000 .........1,106,105 .........1,013,348 ..................0 ........(13,348) ..................0 ..........(13,348) ................0 ...........1,000,000 ...............0 ..................0 ..................0 ........39,375 06/01/2005.
375766 AD 4 GILLETTE CO...................................................... ... 10/15/2005. MATURITY................................. ........................... ........1,000,000 .........1,000,000 ............998,930 ............999,702 ..................0 ...............298 ..................0 ................298 ................0 ...........1,000,000 ...............0 ..................0 ..................0 ........57,500 10/15/2005.
38141G AQ 7 GOLDMAN SACHS GROUP INC........................ ... 08/17/2005. MATURITY................................. ........................... ........1,000,000 .........1,000,000 .........1,114,520 .........1,020,283 ..................0 ........(20,283) ..................0 ..........(20,283) ................0 ...........1,000,000 ...............0 ..................0 ..................0 ........76,250 08/17/2005.
362265 AA 8 GSC PARTNERS CDO FUND, LIMITED............. ... 11/22/2005. PRINCIPAL RECEIPT................ ........................... .............33,920 ..............33,920 ..............33,920 ..............33,920 ..................0 ...................0 ..................0 ....................0 ................0 ................33,920 ...............0 ..................0 ..................0 ..........1,899 05/22/2013.
902118 AX 6 TYCO INTL GROUP S A GTD NT....................... ... 12/28/2005. BEAR STEARNS and CO INC... ........................... ........1,000,655 .........1,000,000 .........1,047,340 .........1,013,303 ..................0 ........(11,786) ..................0 ..........(11,786) ................0 ...........1,001,518 ...............0 ............(863) ............(863) ........87,302 02/15/2006.

4599999. Total - Bonds - Industrial and Miscellaneous......................................... ................................................................................. ........5,034,575 .........5,033,920 .........5,347,495 .........5,087,863 ..................0 ........(52,426) ..................0 ..........(52,426) ................0 ...........5,035,438 ...............0 ............(863) ............(863) ......324,826 .....XXX.......
6099997. Total - Bonds - Part 4............................................................................. ................................................................................. ......10,685,247 .......10,684,592 .......11,083,457 .......10,764,879 ..................0 ........(79,573) ..................0 ..........(79,573) ................0 .........10,685,305 ...............0 ..............(58) ..............(58) ......571,303 .....XXX.......
6099998. Total - Bonds - Summary Item from Part 5............................................ ................................................................................. ........2,028,000 .........2,000,000 .........2,055,100 .........2,055,100 ..................0 ..........(2,531) ..................0 ............(2,531) ................0 ...........2,052,569 ...............0 .......(24,569) .......(24,569) ........14,904 .....XXX.......
6099999. Total - Bonds.......................................................................................... ................................................................................. ......12,713,247 .......12,684,592 .......13,138,557 .......12,819,979 ..................0 ........(82,104) ..................0 ..........(82,104) ................0 .........12,737,874 ...............0 .......(24,627) .......(24,627) ......586,207 .....XXX.......
7499999. Total - Bonds, Preferred and Common Stocks...................................... ................................................................................. ......12,713,247 .........XXX.......... .......13,138,557 .......12,819,979 ..................0 ........(82,104) ..................0 ..........(82,104) ................0 .........12,737,874 ...............0 .......(24,627) .......(24,627) ......586,207 .....XXX.......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
o Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign Exchange Gain Gain Dividends Accrued
i Number of Value at Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest

CUSIP g Date Disposal Shares Actual Disposal Increase/ (Amortization)/ Impairment B./A.C.V. Change in (Loss) on on on During and
Identification Description n Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) Accretion Recognized (12+13-14) B./A.C.V. Disposal Disposal Disposal Year Dividends

Bonds - All Other Government
135087 XN 9 CANADA GOVT................................................. F. 09/20/2005. RBC DAIN RAUSCHER INC...... 11/10/2005. RBC DAIN RAUSCHER INC...... .........2,000,000 ........2,055,100 ........2,028,000 ......2,052,569 ..................0 .........(2,531) ..................0 ............(2,531) ..............0 ..............0 .......(24,569) .......(24,569) ........14,904 .......4,890

1099999. Total - Bonds - All Other Government.................................................. ................................................................................................................................. .........2,000,000 ........2,055,100 ........2,028,000 ......2,052,569 ..................0 .........(2,531) ..................0 ............(2,531) ..............0 ..............0 .......(24,569) .......(24,569) ........14,904 .......4,890
6099998. Total - Bonds........................................................................................ ................................................................................................................................. .........2,000,000 ........2,055,100 ........2,028,000 ......2,052,569 ..................0 .........(2,531) ..................0 ............(2,531) ..............0 ..............0 .......(24,569) .......(24,569) ........14,904 .......4,890
7499999. Total - Bonds, Preferred and Common Stocks.................................... .............................................................................................................................................................. ........2,055,100 ........2,028,000 ......2,052,569 ..................0 .........(2,531) ..................0 ............(2,531) ..............0 ..............0 .......(24,569) .......(24,569) ........14,904 .......4,890
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SCHEDULE D - PART 6 - SECTION 1
Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by

Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10

CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1.  Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $..........0.
2.  Total amount of intangible assets nonadmitted $..........0.

NONE

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned

Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6

CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19

F Amount
o Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non-
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Gross Paid for
g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective How Amount Accrued

Description Code n Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of Rate of Paid Received Interest
U.S. Government Bonds - Issuer Obligations
SEI United States Treasury Fund.............................................. ......... ..... 12/31/2005.. Citizens Bank................................................. 12/31/2006 .............3,972,933 ......................0 ......................0 ......................0 ......................0 .............3,972,933 .............3,972,933 ......................0 ......................0 .....0.341 .....0.341 MLTY. ...........72,205 ....................0
Federated Treasury Obligation Fund......................................... ......... ..... 12/31/2005.. Wachovia Bank, N.A...................................... 12/31/2006 .............1,415,181 ......................0 ......................0 ......................0 ......................0 .............1,415,181 .............1,415,181 ......................0 ......................0 .....0.340 .....0.340 MLTY. .........212,955 ....................0
Federated Treasury Obligation Fund......................................... ......... ..... 12/31/2005.. Wachovia Bank, N.A...................................... 12/31/2006 ................462,323 ......................0 ......................0 ......................0 ......................0 ................462,323 ................462,323 ......................0 ......................0 .....0.340 .....0.340 MLTY. ...........22,101 ....................0
0199999.  U.S. Government Bonds - Issuer Obligations................................................................................................................................................... .............5,850,437 ......................0 ......................0 ......................0 ......................0 .............5,850,437 .............5,850,437 ......................0 ......................0 ...XXX..... ...XXX..... ..XXX. .........307,261 ....................0
0399999.  Total - U.S. Government Bonds........................................................................................................................................................................ .............5,850,437 ......................0 ......................0 ......................0 ......................0 .............5,850,437 .............5,850,437 ......................0 ......................0 ...XXX..... ...XXX..... ..XXX. .........307,261 ....................0
Total Bonds
5499999.  Subtotals - Issuer Obligations............................................................................................................................................................................ .............5,850,437 ......................0 ......................0 ......................0 ......................0 .............5,850,437 .............5,850,437 ......................0 ......................0 ...XXX..... ...XXX..... ..XXX. .........307,261 ....................0
6099999.  Subtotals - Bonds.............................................................................................................................................................................................. .............5,850,437 ......................0 ......................0 ......................0 ......................0 .............5,850,437 .............5,850,437 ......................0 ......................0 ...XXX..... ...XXX..... ..XXX. .........307,261 ....................0
Exempt Money Market Mutual Funds
Evergreen Ins Treasury M/M Fund............................................ ......... ..... 12/31/2005.. Wachovia Bank, N.A...................................... 12/31/2006 ....................6,177 ......................0 ......................0 ......................0 ......................0 ....................6,177 ....................6,177 ......................0 ......................0 .....0.370 .....0.370 MLTY. ..................23 ....................0
7999999.  Total - Exempt Money Market Mutual Funds.................................................................................................................................................... ....................6,177 ......................0 ......................0 ......................0 ......................0 ............XXX........... ....................6,177 ......................0 ......................0 ...XXX..... ...XXX..... ..XXX. ..................23 ....................0
8299999.  Total - Short-Term Investments......................................................................................................................................................................... .............5,856,614 ......................0 ......................0 ......................0 ......................0 ............XXX........... .............5,856,614 ......................0 ......................0 ...XXX..... ...XXX..... ..XXX. .........307,284 ....................0
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E16, E17, E18, E19, E20, E21, E22

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. A-Sn. 3
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 3
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Pt. C-Sn. 3
NONE

Sch. DB-Pt. D-Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DB-Pt. D-Sn. 3
NONE

Sch. DB-Pt. E-Sn. 1
NONE
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SCHEDULE E - PART 1 - CASH
1 2 3 4 5 6 7

Amount of Amount of
Rate Interest Interest Accrued

of Received December 31 of
Depository Code Interest During Year Current Year Balance *

  TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.................... ....................2,355,235 4. April.......................... ....................1,017,682 7. July........................... ....................1,002,071 10. October.................. ....................1,081,888
2. February................... ....................2,245,000 5. May.......................... .......................704,920 8. August...................... ....................1,003,368 11. November.............. ....................2,469,621
3. March....................... ....................2,472,962 6. June......................... ....................1,004,965 9. September............... ....................1,056,411 12. December.............. .......................641,458

Open Depositories
Royal Bank Canada................................................... Ottawa, Ontario, Canada........................................... ......... ................0.100 ..................11,287 ..........................0 ..................663,518 XXX
Royal Trust................................................................ Toronto, Ontario, Canada.......................................... ......... ................0.250 ....................1,657 ..........................0 ..................237,523 XXX
Bank of America........................................................ Boston, Massachusetts.............................................. ......... ................1.650 ....................3,141 ..........................0 ..................198,304 XXX
Citizens Bank............................................................. Boston, Massachusetts.............................................. ......... ................1.200 ..........................0 ..........................0 ....................87,206 XXX
Citizens Bank............................................................. Boston, Massachusetts.............................................. ......... ................0.000 ..........................0 ..........................0 .................(545,094) XXX
0199999.  Total - Open Depositories.............................................................................................................. .XXX. ..........XXX......... ..................16,084 ..........................0 ..................641,458 XXX
0399999.  Total Cash on Deposit.................................................................................................................... .XXX. ..........XXX......... ..................16,084 ..........................0 ..................641,458 XXX
0599999.  Total Cash..................................................................................................................................... .XXX. ..........XXX......... ..................16,084 ..........................0 ..................641,458 XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS
Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

CUSIP Date Rate of Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Acquired Interest Maturity Carrying Value Due & Accrued Income

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2 Deposits with the State of

Domicile for the
Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair

States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama..........................................AL ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
2. Alaska.............................................AK ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
3. Arizona............................................AZ ......B..... RSD BY SECTION 17......................................................... ..........................0 ..........................0 ..............255,486 ..............255,870
4. Arkansas.........................................AR ......B..... RSD CODE SECTION 66-2201(1),(B),(C).......................... ..........................0 ..........................0 ..............155,064 ..............155,539
5. California........................................CA ......B..... RSD WC FOR INS CODE, SECTION 11715..................... ..........................0 ..........................0 ..............105,577 ..............105,365
6. Colorado........................................CO ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
7. Connecticut.....................................CT ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
8. Delaware........................................DE ......B..... RSD BY INS CODE TITLE 18 SECTION 513.................... ..........................0 ..........................0 ..............120,050 ..............120,418
9. District of Columbia........................DC ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
10. Florida.............................................FL ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
11. Georgia...........................................GA ......B..... RSD FOR INS CODE OCGA SECTION 33-3-8................. ..........................0 ..........................0 ................75,031 ................75,261
12. Hawaii..............................................HI ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
13. Idaho................................................ID ......B..... RSD WC............................................................................... ..........................0 ..........................0 ................70,029 ................70,244
14. Illinois................................................IL ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
15. Indiana.............................................IN ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
16. Iowa..................................................IA ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
17. Kansas............................................KS ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
18. Kentucky.........................................KY ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
19. Louisiana.........................................LA ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
20. Maine.............................................ME ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
21. Maryland........................................MD ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
22. Massachusetts...............................MA ......B..... RSD INS CODE SEC 175-151............................................ ..........................0 ..........................0 ..............200,082 ..............200,696
23. Michigan..........................................MI ......B..... RSD PURSUANT MCLA 500 5(F) INS MI CD 51............... ..........................0 ..........................0 ..............300,124 ..............301,044
24. Minnesota......................................MN ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
25. Mississippi......................................MS ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
26. Missouri.........................................MO ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
27. Montana.........................................MT ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
28. Nebraska........................................NE ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
29. Nevada...........................................NV ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
30. New Hampshire.............................NH ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
31. New Jersey.....................................NJ ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
32. New Mexico...................................NM ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
33. New York........................................NY ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
34. North Carolina................................NC ......B..... RSD BY ARTICLE 5, CHAPTER 58.................................... ..........................0 ..........................0 ..............299,222 ..............292,968
35. North Dakota..................................ND ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
36. Ohio................................................OH ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
37. Oklahoma.......................................OK ......B..... RSD PLEDGED FOR STATE INS. COMMISSION............ ..........................0 ..........................0 ..............299,222 ..............292,968
38. Oregon...........................................OR ......B..... RSD BY INS CODE ORS 731 640...................................... ..........................0 ..........................0 ..............408,777 ..............409,392
39. Pennsylvania..................................PA ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
40. Rhode Island....................................RI ............. RSD INS CODE SEC 27-2-5............................................... ...........1,532,916 ...........1,535,220 ..........................0 ..........................0
41. South Carolina...............................SC ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
42. South Dakota..................................SD ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
43. Tennessee......................................TN ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
44. Texas..............................................TX ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
45. Utah................................................UT ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
46. Vermont..........................................VT ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
47. Virginia............................................VA ......B..... RSD BY INS CODE TITLE 38.2 CHAPTER 10, ART 7...... ..........................0 ..........................0 ..............210,087 ..............210,730
48. Washington....................................WA ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
49. West Virginia.................................WV ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
50. Wisconsin........................................WI ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
51. Wyoming........................................WY ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
52. American Samoa............................AS ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
53. Guam.............................................GU ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
54. Puerto Rico.....................................PR ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
55. US Virgin Islands.............................VI ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
56. Canada...........................................CN ......B..... REG;S SUBSET 581 (1) & SEC 703................................... ..........................0 ..........................0 ...........4,985,059 ...........5,105,327
57. Aggregate Other Alien...................OT ...XXX... ....................................XXX.................................................. ..........................0 ..........................0 ..........................0 ..........................0
58. Total..................................................... ...XXX... ....................................XXX.................................................. ...........1,532,916 ...........1,535,220 ...........7,483,810 ...........7,595,822

DETAILS OF WRITE-INS
5701. ............................................................. ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
5702. ............................................................. ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
5703. ............................................................. ............. .............................................................................................. ..........................0 ..........................0 ..........................0 ..........................0
5798. Summary of remaining write-ins for

line 57 from overflow page.................. ...XXX... ....................................XXX.................................................. ..........................0 ..........................0 ..........................0 ..........................0
5799. Total (Lines 5701 thru 5303+5798)

(Line 57 above)................................... ...XXX... ....................................XXX.................................................. ..........................0 ..........................0 ..........................0 ..........................0


	1 - Jurat Page
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. E-Pt. 1
	E24 - Sch. E-Pt. 2
	E25 - Sch. E-Pt. 3

